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Tema 1. JxoHOMeETpUKA

1.1. BBeeHue B 3KOHOMETPHKY
Beenenue: (pyHKIUS YCIOBHOIO MaTeMaTHYECKOTO OXKUAHMS U HAMITYUIIMI JIMHEHHbIN
npeauKTop. Mozens mpocToit perpeccud. MeTo1 HAMMEHBUINX KBaJPaToB.

OcHoBHasi IUTEpATYpa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri1. 1-2.

JlonoiHUTEIbHAS TUTEPATYPa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricist’s Companion,
Princeton University Press, 2009.
2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

1.2. MHoKecTBeHHBIIl perpecCHOHHbINH aHAIN3
Merpuku kauyectBa noJaroHKd. HepeneBantHble mnepemeHHble. (CMeIeHUE BCIIEJICTBHUE
[IPOIYILEHHON IepeMeHHON. MyJIbTUKOJUIMHEapHOCTh. OmuOKM B creudpuKauuu MOJIEIH.
Teopema ["aycca-Mapkosa. TectupoBanue runores. JloBeputenpHble HHTEpBaANIBL. TecTHpOBaHKE
MHOXXECTBEHHBIX JIMHEMHBIX orpaHudyeHuil. F wu t craructuku. CoCTOSTENBHOCTS.
ACHMIITOTHYECKAS HOPMAJIBHOCTh. AcuMITOTHYECKAs 3 (PeKTUBHOCTh. CTaTHCTHKA MHOKHTEIIS
Jlarpanxa. KagectBo moaronku u Beibop perpeccopos. [Ipenckasanue. bunapusie nepemMeHHbIE.
Jluneiinast MOJIeJIb BEPOSITHOCTH.

OcHoBHasi iMTEpaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri1. 3-7.

JlonosHuTe/ILHAS TUTEPATYpPA
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricist’s Companion,
Princeton University Press, 2009.
2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

1.3. 'erepockesacTHYHOCTH
['eTepockenacTuyHOCTh. TecTupoBaHME Ha reTePOCKENaCTUYHOCTh. TecT Yaiita. O0001IeHHbII
METOJl HAMMEHBIINX KBaApaToB. CTAaTUCTUYECKUI BBIBO, POOACTHBIM K I€TEPOCKEAaCTHUHOCTH.
Ommbka B crnemudukanuu QyHkuuoHaabHOM (opmbel.  [Ipokcu-nepemennsie. Omubka
u3Mepenus. [IponyiieHHble 1aHHbIE.

OcHoBHast iMTEepaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri. 8-9.

Jlomo/THUTE IbHAS JIUTEpATypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics: An Empiricist’'s Companion,
Princeton University Press, 2009.
2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

1.4. PerpeccuoHHBIIT aHAIHU3 BPEMEHHBIX PSII0B
Bpemennbsie psabl.  CrauMoHanbHOCTh. [IpeiackazaHue C  HCIOJB30BAaHHEM  MOJICIIEH
aBToperpeccun  (AR) u aBroperpeccuoHHoro pacnpezpeineHsHoro sara (ADL). Ouenxa



JIMHAMUYECKUX TPHYNHHO-CIEACTBEHHBIX d(dexToB. CranmapTHble ommubKkH, pobdacTHbIe K
rerepockegactTuaHocTH U aBTokoppensuuu (HAC).

OcHoBHasi 1uTEpaTypa
Wooldridge, J.M., Introductory Econometrics: A Modern Approach (6th edition), South-Western
Cangage Learning, 2016, ri1. 10-12, 18.

JlonoJIHHTEIbHASI JIUTEPATypa
1) Angrist, J.D., and J.-S. Pischke, Mostly Harmless Econometrics. An Empiricist’s Companion,
Princeton University Press, 2009.
2) Heiss, F., Using R for Introductory Econometrics, http://www.urfie.net

Tema 2. MUKpPOIKOHOMUYECKASI TEOPUS

2.1. Teopusi norpeduTes
OtHoeHUsT NpeaNnoYTEeHUs], CyLIeCTBOBaHME (YHKUMH 1oJe3HocTH. DyHKIMM BBIOOpa,
MHOTO3Ha4yHble OTOOpakeHuss BbIOOpa. Crnabas axkcuoMa BBIIBICHHBIX —IIPEANOYTEHHIA,
OTHOIIEHUE BBIABICHHOIO MpeanoyTeHus. CBsA3b MEXAY OTHOLICHUSIMH IPEANOYTEHUsS U
oToOpaxkeHUsIMH BbIOOpa. BBeneHre B TEOpHIO MOTpeOUTEIsI: TOBAPHI, OIO/HKETHBIE MHOKECTBA,
Gynkuu cnpoca. CBoifcTBa NmpeanoyTeHUH, MaKCUMM3ALMs [TOJIE3HOCTH, crpoc mo Babpacy
(MapIIaIIOBCKUH cIpoc), KOCBEHHAs (PYHKIIHS [TOJIE3HOCTH. MUHUMM3AIIUS PacX0/10B, CIIPOC 110
Xukcy (KOMIIEHCHPOBaHHBIH cripoc), pyHkuus pacxonos. Jlekomnosumus Ciytkoro. M3mepenue
M3MEHEHUH B 0JIarOCOCTOSIHUM MOTPEOUTEIIs: KOMIICHCUPYIOIIAs M SKBUBAJICHTHAS BapHallMs,
NOTPeOUTENILCKUM M3IULIeK. PallMoHaIN3yeMOCTh TOTPeOUTEIHCKOTO BBIOOPA.

OcHoBHasi uTepaTypa
A.Mas-Collel, M.D.Whinston, J.R.Green, Microeconomic Theory, New York, Oxford University
Press, 1995, rnassl 1-4.

JonosHuTE/ILHAS JIUTEpPATYpa
1. Kreps, D. A Course in Microeconomic Theory, Princeton University Press, 1990.
2. Varian H., Microeconomic Analysis, 3rd edition. W.W.Norton & Company, New York,
London, 1992.
3. Rubinstein, A., Lecture Notes in Microeconomic Theory, Princeton University Press, 2006.

2.2. Bb16op B yc/10BHSIX Heonpeae IeHHOCTH H 00MeH PUCKAMH
Teopus oxuIaeMoil I10JIE3HOCTU: TOHATHE JIOTEPEH, COCTABHOM JIOTEPEH, MPEANOYTEHHUS Ha
IPOCTPAHCTBE JIOTEPEH, CyllecTBOBaHME (YHKUMHU OXHuaaeMoil moseznoct (o Heiimana -
Moprenitepna). OTHOImIEHHE K PUCKY, MEpPBI aOCOJIIOTHOIO M OTHOCHUTEIHHOTO OTBPAILEHHUS K
pucky. llpunoxenus: crnpoc Ha CTPAXOBKY M CIIPOC Ha PUCKOBBIM axkTuB. lleHa unpopmanmu.
OTHOIIEHMS. CTOXAaCTHUYECKOrO0 JOMHUHMPOBAHMSI IEPBOTO W BTOPOro mopsyaka. OyHKIUU
T0JIE3HOCTH, 3aBUCAILHE OT COCTOSAHUA MUpa. OObEeKTHBHAS U CYOBEKTHBHAS HEOIPEIEIEHHOCTD.
OcHoBHasi iuTEpaTypa
A.Mas-Collel, M.D.Whinston, J.R.Green, Microeconomic Theory, New York, Oxford University
Press, 1995, rnaBa 6.
Jlono/tHUTe/IbLHASI JIUTEpaTypa
1. Kreps, D. A Course in Microeconomic Theory, Princeton University Press, 1990.
2. Varian H., Microeconomic Analysis, 3rd edition. W.W.Norton & Company, New York,
London, 1992.



3. Rubinstein, A., Lecture Notes in Microeconomic Theory, Princeton University Press, 2006.

Tema 3. Makp03IKOHOMUKA

3.1.1. BBeaeHue u yyeT HAIIMOHAJIBLHOIO 10X0/1a

MakposkoHomuyeckue arperartbl. CueTa HAIMOHAIBHOIO J10X07a. Makpo’KOHOMHYECKHE
nannele. PaBHoBecue. HanmoHa bHBIH I0X0/1: HCTOUHHUKM U HCITOJIL30BaHUE.
OcHoBHAas JIUTEPATYpA
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ru1. 1-3.
JlonoJIHUTEILHAS JIUTEPATYpAa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.2. Jlenbru, undusiuus, puHaHCOBASI cCHCTEMA
DkoHomuueckoe onpezaeneHue jgeHer. KonmdectBenHas teopust jaeHer. [Ipeuioxenue aeHer.
Cnpoc Ha nensru. Pemok gener. [lpouentusie craBku. Uudusims.
OcHoBHast uTEpaTypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ru. 4-5.
Jlono/iHuTEIbHAS JINTEPATYpa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.3. OTkpeITasi IKOHOMHKA: 0OMEHHBIE KYPChI, TOProBJIsl U OTOKH KANHTAJIA
ITnarexnent Oananc. COepekeHUss M WHBECTHUIMM B MAJOW OTKPBITOM JKOHOMMKE. UHMCTHIH
SKCHOPT. PeanbHbli 1 HOMMHANIBHBIH 0OMEHHBIE Kypchl. [lapuTeT mokynareabekoi criocoGHOCTH.
Pesxumbl 0OMeHHOTO Kypca.
OcHoBHasi 1uTEpaTYypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ru1. 6.
JlonotHUTE/ILHASI JIUTEpPaTypa
1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT
Press 2003.
2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,
Pearson 2012.

3.1.4. DxoHomuuecKHii pocr
Mopens Conoy. Hakonnenue xamurtana. YpoBeHb KalUTala, YIOBIECTBOPSIONUIMI “3010TOMY
npaBuiy”. Poct nacenenus. Texnonoruueckuit mnporpecc B Mojgenun Conoy. Iloautuka
cTuMyMpoBanus pocta. ITyTe cOanancupoBannoro pocra. Kouseprenuus. Teopus 3H10reHHOTO
pocTta. Yuer pocra.

OcHoBHasi iuTEpaTypa



Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ru. 8-9.
Jlono/IHUTEIbHASL JINTEPATypa

1) Barro, Robert & Xavier Sala-i-Martin, Economic Growth, 2nd edition, Cambridge MA: MIT

Press 2003.

2) Mishkin, Frederic S. & Eakins, Stanley G., Financial Markets and Institutions, 7th edition,

Pearson 2012

3:2.1. CoBoKyInHoO€ npe/IozKeHHe H COBOKYIHBII crpoc.
Paznuunble TEOPUH COBOKYITHOTO TPEUIOKEHUS: HOBAsl KJITacCHYecKasi TEOPHsi H HOBOE
KEHHCHAHCTBO. Paznumst MEK1y J0JIrOCPOYHBIM M KPATKOCPOUHBIM II€PUO/IAMH.

OcHoBHast IUTEPATYpA
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri1. 10.
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, ri. 3.

3.2.2, MojennpoBanue BbIIIyCKa B 3aKPBITOI JKOHOMHKE.
Mogens [S-LM muist 3akpbITo#t 9KOHOMHUKH 1 3G (GeKThI hUCKaIbHONH 1 MOHETAPHO# MOJIUTHK.
OcHoBHas1 JiUTEpaTypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, ra. 12.
JonoJiHuTEIbHASI JINTEPATYpA
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 11-12.

3.2.3. MopaeanpoBanue BbINIyCKAa B OTKPBITOH YKOHOMHKE.
Mopens IS-LM 1t OTKpBITOH 95KOHOMHUKHU ¢ GUKCUPOBAHHBIM U TUIABAIOIIMM BaTIOTHBIMH
KypcaMu ¥ 3¢ (eKThl HGUCKATHHON U MOHETAPHOU MOJIUTHK.

OcHoBHas1 iUTEpPaTypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, r. 13-14.

JlonosiHNTEIbHAS JINTEPATYPA
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 13.

3.24. Nudasuus, H1HGISUHOHHBIN HAJIOT 1 CEHbOPAK.
["ocytapcTBeHHBIH OI0/DKET, pOCT I€HEKHOM Macchl M MHQIISIHS, TeQHUIUT rOCY1apCTBEHHOIO
OroKera.

OcHoBHast iuTepaTypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, rn. 9, 11.

el Nudasiuus u 6e3padboruuna.
DKoHOMHUUECKAs IIOJIMTUKA U KpUBas q)I/IJ'II/Il'ICEl.
OcHoBHast JiuTEpaTypa
Jeffrey D. Sachs, Felipe Larrain B., Macroeconomics in the Global Economy, Prentice-Hall, Inc.,
1993, rn. 15.
JlonoiHUTEILHAS JIMTEpaTYypa
Mankiw, N. Gregory, Macroeconomics, 8th edition, Worth Publishers 2012, ri. 14.

33.1. Mopaean CoJioy B HenpepbIBHOM BpeMeHH
OCHOBHBIC IPUHIMIIBI TOCTPOCHHSI MOJICIICH B HEIIPEPHIBHOM BpPEeMEHH, (pa30BbIe HArpaMMmBbl,
MOJIEJIb C YEJIOBEYECKUM KAITUTAIOM.
OcHoBHast JiuTepartypa
Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter



2,10.3.

33.2. Heoxmaccuueckasi MoJeJIb pocTa.
Perenue 3a/a4u miaHupoBIIKKa, cOATaHCUPOBAHHASL TPAEKTOPHUS POCTA, IELEHTPATM30BaHHOE
paBHOBECHE.

OcHoBHas1 IUTEPATYypA

Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter
8.

3.3.3. Mojenb nepeKpbIBAIOIHNXCS OKOJIEHUIT
PocT B MOJ1e/TM IepeKpBIBAIOLIUXCS TOKOJIEHUH, IMHAMUYECKast HeAPPEKTUBHOCTD, ICHBIU U
Iy3BIPH.

OcHoBHas1 IMTEpaTypa
Acemoglu, Daron, Introduction to modern economic growth, Princeton Univ. Press, 2009, chapter
9.

JlonostHuTEIbHAS JIUTEPATYPA
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press, chapters 3-5.

3.4.1. IToTpedenue.
Teopust ’KU3HEHHOTO IIMKIIA ¥ THIIOTE3a ITOCTOSIHHOTO 0Xo0/1a. [ToTpebiieHue B ycoBusX
HEOIPEICICHHOCTH: THII0TEe3a CIIydaifHOro O1yKaanusl. DMIUPHUECKUE TPUITOKEHHS:
M30BITOYHAS ITIAJKOCTh U U30BITOYHAS UyBCTBUTEIBHOCTD NOTpebnenus. Paciunpenust:
cOepekeHus IO MOTHBAM IPEJOCTOPOIKHOCTH, OIPAHMUYCHHUS 3aMMCTBOBAHMSI (JINKBUIHOCTH),
(dbopMupOBaHUE IPUBBIYEK, TOBAPHI JUTUTEIHHOIO OJH30BAHUS, JMHAMUYECKH HECOCTOSATENIbHbIE
HPEANOYTEHHSL.
OcHoBHas iuTEpaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed. — . 8
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press — 1. 6.2
JlonoiHUTeILHASI JIUTEpPaTypa
Attanasio, Orazio P., Consumption, in J.B. Taylor & M. Woodford (eds.), Handbook of
Macroeconomics, Elsevier Science, 1999
Attanasio & Weber, Consumption and Saving: Models of Intertemporal Allocation and Their
Implications for Public Policy, JEL 48, 2010
Browning & Crossley, The Life-Cycle Model of Consumption and Saving, JEP 15-3, 2001

Carroll, A Theory of the Consumption Function, with and without Liquidity Constraints, JEP 15-
3, 2001

3.4.2. IlenooOpa3oBaHue aKTHBOB

CAPM u CAPM Ha ocnoBe notpebienust. Mozesb neHooOpa3oBanus akTuBoB Jlykaca.

BpemenHnas cTpyKTypa MPOIEHTHBIX CTaBOK. [[eHbI aKI¥ii 1 3arajika IIPeMHH 3a PUCK.
OcHoBHAas iuTEpaTYypa

Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 4th ed. — ;1.8

Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press — ru1. 10.1
Jlono/iHUTeILHASI JIUTEpaTypa

Campbell, John Y., Asset Prices, Consumption and the Business Cycle, in J.B. Taylor & M.

Ljungqvist, Lars & Sargent, Thomas J., Recursive Macroeconomic Theory, The MIT Press, 2nd

ed., 2004 —rm. 13

Woodford (eds.), Handbook of Macroeconomics, Elsevier Science, 1999

3.4.3. NuBecTHMH.

Mopnens nHBecTHLINH ¢ U3JIEPIKKAMU ITPUCIIOCOOICHHS, MOJIeNb - T0o0nHa, €€ SMITUPUUECKOEe
TecTupoBaHue, ycnoBus Xasum. Teopema MoaunbsHu-Musuiepa. Paciiupenusi: HeBBITYKIIbIE
U3JIEPKKU IIPUCIIOCOOIEHUS, PUKCHPOBAHHBIE U3IEPIKKH MpUCIIOcOOIeHus. ViaBecTuIMu B



YCJIOBHSIX HEOIPEIEICHHOCTH, HEBO3BPATHBIE MHBECTUIIMH H PEAJIbHBIE OILIHOHBL.
OcHoBHast JUTEPATYpA
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 4th ed. — ri.9
Blanchard, O.J., and S. Fischer (1989), Lectures on Macroeconomics, MIT Press — ri1. 6.3
JlonoJIHATEIbHAS JINTEPATYpa
Caballero, Ricardo J., Aggregate Investment, in J.B. Taylor & M. Woodford (eds.), Handbook of
Macroeconomics, Elsevier Science, 1999

3.5.1. OcHoBHbIe YMIHpPHYEcKHE (PAKTBI 0 1eJI0BbIX LIHKJIAX.
Tpenna u 1e10BO# MUKIT: KaK X pa3inyaTth Ha npakTuke? [[UKIHYecKoe moBeileH1e OCHOBHBIX
MaKpOIKOHOMUYECKHUX BPEMEHHBIX PSIJIOB.

OcHoBHas1 IMTEpaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable —rm. 5.1 — 5.2
Uribe, M., and S. Schmitt-Grohé, M. (2017), Open Economy Macroeconomics, Princeton
University Press, chapter 1

JlonosiHUTEILHAS JIUTEpaTypa
Stock, J., and M. Watson (1999), “Business Cycle Fluctuations in U.S. Macroeconomic Time
Series”, Chapter 1, Volume 1A, Handbook of Macroeconomics, J. Taylor and M. Woodford eds,
North Holland, pp. 3-64
Ng, S., and J.H. Wright (2013), “Facts and Challenges from the Great Recession for Forecasting
and Economic Modeling,” Journal of Economic Literature 51(4), 1120-1154
Stock, J.H., and M.W. Watson (2001), “Vector Autoregressions,” Journal of Economic
Perspectives 15(4), 101-115
Ramey, V.A. (2016), “Macroeconomic Shocks and Their Propagation,” in Handbook of
Macroeconomics, Volume 2A, Elsevier B.V.
Nakamura, E., and J. Steinsson (2018), “Identification in Macroeconomics,” Journal of Economic
Perspectives 32(3), 59-86

3.5:2. Teopus peajibHBIX 1€JOBBIX HKJIOB.
[Ioxu MPOU3BOIUTENFHOCTH KaK IMMOTEHIIHAIbHAS JIBUKYIIAS CHJIA JIEJIOBOIO [IUKJIA.
AHaJIMTUYECKH pelraeMast BepCHsi MOJICNIA PeasIbHBIX JIEJIOBBIX IMKIIOB. Pemenue jor-
nuHeapusoBanHo# PJIL] Monenu B oOmeM cityuae, UMITyJIbCHBIE OTKINKH. KanuGposka Mmonenu Ha
JTaHHBIX U orpanuyenus: P11 Mmoenu.

OcHoBHasi MuTEpaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable — ri1. 5.3 = 5.10

Jlono/iHuTEIbHASI JINTEPATYpA
King, R., and S. Rebelo (1999), “Resuscitating Real Business Cycles”, Chapter 14, Volume 1B,
Handbook of Macroeconomics, J. Taylor and M. Woodford eds, North Holland, 927-1007
Prescott, E.C. (2016), “RBC Methodology and the Development of Aggregate Economic Theory”
in Handbook of Macroeconomics, Volume 2B, Elsevier B.V.
Kehoe, P.J., V. Midrigan, and E. Pastorino (2018), “Evolution of Modern Business Cycle Models:
Accounting for the Great Recession,” Journal of Economic Perspectives 32(3), 141-166

3.5.3. HecoBepmennast ungopmanusi u peajbHbie 3Q(eKThI JeHer.

CauzeresbCTBa OTCYTCTBUSI HEUTPAILHOCTH JIEHET B KPATKOCPOYHOM I€PCIIEKTUBE.

Hecosepmennas uapopMalys o MoKaX COBOKYITHOTO CIIpoca Kak BO3MOJKHAs! IPUYMHA

OTCYTCTBHUSI HEUTPAIILHOCTHU JIeHer. Mozens HecoBepieHHOM nndopmaruu Jlykaca.

Crparernyeckas KOMIUIEMEHTAPHOCTh ¥ HETOJIHOE MOJICTPanBaHKe M0/ HOBYIO HH()OPMAILIHUIO.

KambpoBka MOHETapHBIX MOJIeleif IeIOBBIX IIUKIIOB ¢ HECOBEPIIEHHOM HH(OpMaNUeii.
OcHoBHasi IMTEpaTypa



Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable — ri1.6

JlonoJiHUTEIbHAS JINTEPATypa
Angeletos, G.-M., and C. Lian (2016), “Incomplete Information in Macroeconomics:
Accommodating Frictions in Coordination,” in Handbook of Macroeconomics, Volume 2A,
Elsevier B.V.

3.5.4. Hosoe Keiitncuancerso (NKE).
Makpo- ¥ MUKPOIKOHOMHYECKHE CBUJIETENILCTBA XKECTKOCTH 1IeH Ha TOBAPHI U 3apILiar.
3 iepikKu MEHIO KaK MPUYMHA HOMUHAIBHBIX )KECTKOCTEH. PeapHble ®KECTKOCTH U
cTparerayeckas KOMIUIEMEHTapHOCTb. Moie/il KECTKUX 11eH, OCHOBaHHbIE Ha BpEMEHH (time-
dependent) u Ha cocTosiHusX (state-dependent). HoBo-Keiincuanckas xpusas @uiurca: BHIBOI U
kanubpoBka. Hepaspeiennsie npodnemsl NKE Mozenei.

OcHoBHast iuTEpaTYpa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 5th ed.; earlier editions are
also acceptable — 1.7

JonoaHuTebHAsI IMTEpaTypa
Taylor, J.B., “The Staying Power of Staggered Wage and Price Setting Models in
Macroeconomics,” in Handbook of Macroeconomics, Volume 2B, Elsevier B.V.
Walsh, C.E., Monetary Theory and Policy, MIT Press, 4th ed., 2017
Gali, J., Monetary Policy, Inflation, and the Business Cycle, Princeton University Press, 2nd ed.,
2015
Gali, J. (2018), “The State of New Keynesian Economics: A Partial Assessment,” Journal of
Economic Perspectives 32(3), 87-112
Christiano, L.J., M.S. Eichenbaum, and M. Trabandt (2018), “On DSGE Models,” Journal of
Economic Perspectives 32(3), 113-140
Kaplan, G., and G.L. Violante (2018), “Microeconomic Heterogeneity and Macroeconomic
Shocks,” Journal of Economic Perspectives 32(3), 167-194

3.5.5 HecoBepmeHcTBa Ha pbIHKaX 6jar u GaKTOpPOB NPOU3BOACTBA.
PbIHOUHBIE HECOBEPIIEHCTBA KAK BO3MOKHBIN HCTOYHUK PeaIbHBIX KECTKOCTEH. M3 nepikku

MOMCKa Ha PhIHKE TPyZa U UX nocieacTsusi. Hecummerpuunas nadopmManus Ha GUHAHCOBBIX
PBIHKaX M pacrpocTpaHeHHe IOKOB.

OcHoBHasi iuTEpaTypa
Romer, D. (2019), Advanced Macroeconomics, McGraw-Hill Irwin, 4th ed.; earlier editions are
also acceptable — ri1.10

Jlomo/IHHTeIbHAS JINTEpPATypa
Mortensen, D.T., and C.A. Pissarides (1999), “Job Reallocation, Employment Fluctuations, and
Unemployment,” Chapter 18, Volume 1B, Handbook of Macroeconomics, J. Taylor and M.
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